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ORIGINATIONS DETAIL

August 30, 2000

Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Natural Gas Price
Canadian Gas
Canadian Gas
Canadian Gas
Canadian Gas
Canadian Gas
Crude Oil
Crude Oil
FT - Central
FT - New York
FT - New York
FT - New York
FT . East
FT - East
FT-NORTHWEST
FT-NORTHWEST
Hub Gas Daily
Hub Gas Daily
Hub Gas Daily
Central GasDaily
Central GasDaily
FT - HPLC
FT - HPLC

NX3964.1
NX4031.1
NX3964.1
NX4031.1
NW9602.1
NW9649.{
NW9602.1
NWO649.
NX1486.1
NX 14864
NX6082. 1
NX6084.1
NX6084.2
NX6084.3
NX6085.1
NX6278.1
NX6278.2
NX6278.3
NX6326.1
NW5666.1
NV8496.4
NX5452
NX5528
NX5589
NX4842
NX6350
NX6462
NX5529/5530
NX6090
NXS374
NX601
NX6154
NX4771
NX4227
NX6188.1
NX6199.1

NX3565
NX6204
NWS663.172
Various

8/3072000
$/30/2000
8/30/2000
8/3072000
8/3072000
83072000
8/30/2000
8/30/2000
8/30/2000
873072000
8/30/2000
8/3072000
8/3072000
873072000
8/30/2000
8/30/2000
8/3012000
873072000
8/30/2000
8/30/2000
8/30/2000
R/3072000
8/30/2000
8/30/2000
8/30/2000
873072000
8/30/2000
8/3072000
873072000
873072000
8/30/2000
8/30/2000
8/30/2000
373072000
8/3072000
873012000
8/30/2000
873072000
R/30/2000
8/3072000
8/3072000
8/3072000
8/30/2000

Cias Natural- Mexico
Gas Natural- Mexico
Gas Nawral- Mexico
Gias Natural- Mexico
Gas Natural- Mexico
New
Gas Natural- Mexico
New
Mexichem
Mexichem
Tudorprotra
Tudorbviglo
Tudorprotra
Ospraicporhd
Tudorbviglo
QOspraicporltd
Tudorbviglo
Tudorprotra
Reliant Energy Entex
Reliant Encrgy Entex
Dominion I'.S.
Niagara Mohawk Power
Niagara Mohawk Power
Niagara Mohawk Power
Petroe Canada
Hydro Quebee
JN Exploration
Torch

CNR
Niagara Mohawk
City of Car ‘ille
Florida Gas Unlity
Tudor BVI Global Port Lid
Tudor Proprictary LI.C
MARATHON OIL.
Midcoast Lnergy
Utilicorp
Barrelt Resources
Questar Energy Trading
Cokinos Natural Gias Company
Various

Middle Market - NYMEX
Middle Market - NYMEX
Mexico Origination
Mexico Origination
Middle Market - NYMEX
Middic Market - NYMEX
Mexico Origination
Mexico Origination
Middle Market - NYMEX
Mexico Origination
Middle Market - NYMIEX
Middle Market - NYM
Middie Market - NYMEX
Middle Market - NYMEX
Middle Market - NYMLX
Middle Market - NYMEX
Middle Market - NYMEX
Middle Market - NYMEX
Gas Asscls
Gas Assets
Middie Market - NYMEX
Middic Markcetl - Nymex
Middle Market - Nymex
Middle Market - Nymex

EGS-Canada - Integrated Solutions
1:(35-Canada - integrated Solutions

Middle Murket - NYMEX
Middle Market - NYM
Middic Mwket - NYMEX
Middle Market - Fast
Middic Market - NYMEX
Middle Market - Last
Middie Market - NORTHEAST
Middie Market - Fast
Middle Market - NYMIEX
Middle Market - NYMLEX
Middie Market - NYMEX
Middle Market - NYMEX
Middle Market - Central
Middie Market - NYMEX
Middle Market - NYMEX
Cias Asscls
Gas Asscis

- L3y
- (1.34)
- 1.55
. 1.55
- (1.87)
- {0.81)
- 7.87
- 0.81
- (.39
- 1.39
- 533
- 2.95
- 0.16
- 0.17
- 093
- 1.66
- 292
- 1.61
- 104
- 0.75
- 109.50
- 188
- 9.33
- 7.81
- 191.63
- 0.47
- 15.20
- .50
- 9.05
- 1.45
- 20,34
- 808
- 19.54
- 5.32
- 1.40
- 9.30
- 1.50
- 1.50
- 0.75
- 0.15
- 1.50
- 3178
- (82.55)

Perez
Perez
Perez.
Percz
Hoskins
Hoskins
Hoskins
Hoskins
Perez
Perez
Sckse
Sckse
Sekse
Sekse
Sekse
Sckse
Sckse
Sekse
Wallis
Wallis
Taylor
Craig Taylor
Craig Taylor
Craig Taylor
Barry Tycoliz
Cyntia Di Stefano
Ouo
Prevatt
Taylor
Barbe
Ferries
Taylor
Tammy DePaulis
Jered Kaiser
Sckse
Sekse

Otto
Otio
J. Austin
Various

2:24 PM 8/31/2000
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| FodGon N 1 Mahirity 7 Gap Wisk | Valueat-Risk | PaL (S009)
Businem Uit - Commedity Group Net Open Linut } Sensivey T Lamit_ ) T T LAt ] [_Today | SDuyRoliing | MTD I Qm [ IO ]
ENRON NORTH AMERICA [s189.62n]  ($96.852)] $241486 [ $279.892 |  $959.408 |
[ GAS TRADING [ s 300Bcf || 2134 3508cf | s63,591 || s4s000 |» [ (519503n] ($36,665)] $195951] $210.792 |  $642.591
| UNITED STATES [T 208.7 $67,953 (196,241} (40.096) 191,980 213492 | 609949
CANADA {0 (19) $4.815 1.204 3431 1972 (2,700)] 32,642
POWER TRADING 54 1sMIlMWH || 118 | ISMilMWH | $17,119 || s40.000 |* $4,546 | ($61,229)) $38.688 | $69991 |  $386,744
EAST TRADING 1103 15072 14,693 16.498 15,519 30.926 74,486
WEST TRADING 156 $10.585 (10,147) 71.727) 23170 39,065 312,258
[__CROSS COMMODITY TRADING _| [ sam2l| sso0 | [ s863]  $1043] 78461  (s39D)] $5,386 |
[_oTHER ] [ so] so (s1,000]  s500)] (575312)]
ENRON EUROPE Es308). s3g0o3a]  s40108] $19335 ] ~ 5288155 |
| ENRONMETALS ] {90,200 | 375000 Metric Tons || (567,300) | eoomoomerieTone | | $6,095 ] 58000 | | $1,233| 8,636 $10.329 ] $13417 | $12.925 |
EUROPEAN TRADING $14,751 . (84,339) $28,474 $25,255 (34,083 $246,319
EUROPEAN GAS ** 76.8 260 Bef 32.2 90 Bef $5.645 £7,500 (2.878) (2.298) (14.616) (38.538) {72.109)
UK ELECTRICITY ** (58.7) 76.5 Mil MWH (1.5 15 Mil MWH $13,020 $16.650 (1.667) (522) (2.767) (7.791) 162.095
CONTINENTAL ELECTRICITY 8.4 15 Mil MWH 2.6 15 Mil MWH $1.493 $4.000 (384) 32716 37.630 39,436 22,091
NORDIC ELECTRICITY 89 20 Mit MWH 3.6 20 Mit MWH $1.485 $5.000 307 671 (1647 (2.379\ 1161
SPREAD OPTION Q 35 8,443 7723 ¢ 97.325
ENRON CREDIT [Te4a3s | $100 Mil [ $12 ][ s1000 | 13 (6 36 9) 127
DEBT TRADING 1290 | $2P0MiIl__ | L $845 || 52000 | 264 1,032 1,029 304 1.405
OTHER 5 (3,153) (2.822) (2.828) 32,225
[__EES EUROPE ] [ sn] $924]  $45235] s$10000]  $28911 |
ENRON GLOBAL MARKETS 10 11,654 | 860336 | - $36.056 |  $212.800 |
{ GLOBAL PRODUCTS [0 a5 | nswosmwn |0 a0 | iswessiwn | [ ses70|l ss000 |+ [ (37366)]  $3136] $37,4290 $7,660 ]  $47,530 |
FINANCIAL TRADING 2,128 $4,859 $20,684 $27,7129 $153,016
115 DRIFT 305 2,308 8437 17,925 83,041
TN DRIFT 4 124 931 2137 16,194
EQUITY TRADING [ si50 $100 Mil $1,328 | [ $6.000 1,669 1,790 10,825 6.754 48,421
SOFT COMMODITIES TRADING (10.0) 2000 Contracts (10.0) 2000 Contacts $1,715 750 5 4) 78 kL 35
GRAIN TRADING 25.0 1000 Contracts 28.0 1000 Contracts $4 500 4 Q@1 (46) (69) (69)]
MEAT TRADING 19.0) 1000 Contracts (9.0) 1000 Contracts $9 750 1 3 3 3 3
L FX/INT RATE TRADING $6.5 $100 Mit $156 $3,000 140 659 457 945 5.391
$24,164 $100.000/bp
~MERGING MARKETS $729 $3,659 $2,223 $667 $12,254
WEATHER @] $100 Mil $1,331 3,000 645 1,529 1359 966 10426
COAL TRADING [T 15 Mil Tons 28 | 15 Mil Tons | $1,682 2.000 106 2,173 842 (1750 5,183
EMISSIONS ALLOWANCES 00 | 1 Mil Credits L oo | 1 Mil Credits ] $643 3,000 (22) (44) 21 1451 (3,355)
ENRON INDUSTRIAL MARKETS [ ($98)] s208] “se0s2] s66%0 | - $15776 |
[ PULP & PAPER 1 (188730 | 300.000 Metric Tons || 109034 | 300000 Metric Tons | | $797 | $3000 | [7 (60)] 179 T 6,031 | 6.837 | 16,156 ]
! LUMBER 1619 | 22000 MBF __||_ (6792 | 22000MBF | | $12} 8250 | L (38)] 28 | 2] 47y (380}
ENRON SOUTH AMERICA
SOUTHERN CONE $579 $174)] - (3328 ($25) [} $9.776
GAS TRADING. s | 35Bef 1 36 ] 20 Bef | $389 || $2.000 | 119 154 601 413 13,865
POWER TRADING. w2 | 3IMIMWH w3 | 2MIIMWH | $324 ][ 52000 | (12) (53) 160 105 (1,787)
CRUDE TRADING (282) (429) (787) (1.084) (2.302)
ENRON ASIA, AFRICA :
[ AUSTRALIA | [ ©13)] . (s206)] e8] sarr | 53.419;_’
[ FOWER TRADING 1 & T 3MIMWH [ _on | 6MiIMWB | | $§91 ][ _$3000 ] = (13) (206)] (8)[ 477 | 3,489
ENRON BROADBAND SERVICES [ (Sllg)f (§§77)] (52.09_52[ {$5,099) l : '”352,952)]
[ HANDWIDTH TRADING 1 wno [LA-NYTDMDS3|[ ®a# |LA-NYTDMDS3] | $24 ][ $2,000 | {* (115)] Gl (2.095)] (5.099)] (3957))
[ ADVERTISING TRADING R ! T82CPP__ 1| 346 | 782 CPP i s18| $1,000 | N O (0 0] 0] 0]
ENRON ENERGY SERVICES [ s3mall ssoo0 | [ $79985]  $58991 18317 |  $24,359 | - S168.671 )
I GAS TRADING — [ ea I Bef [ _®0 Bef | $721 ] [ (273)] 1479 | (D) @,572)] 11.620 |
| POWER TRADING T sy ] MiIMWH || any | MilMWH 1 $3,468 | | 8,268 | 4.420 | 19,054 | 28931 | 157,052 |
CROSS PORTFOLIO DIVERSIFICATION EFFECT
TOTAL TRADING L smensl[ s15000 |+ [(5189.626)] ($42,169)] $364141 | $361.144 | $1,654,119 |
ORIGINATIONS $171 $2279 | $32761  $9.408 $27.255 |
s, 171 2279 | 3376 | 9405 27,474 |
INTERNATIONAL 0 0/ 0] 0 (219)]
TOTAL TRADING with ORIGINATIONS L (5189459 (539,.390) $367417 T $370.550 | $1,681,374
|__ MERCHANT PORTFOLIQ | [ s2551.2 [ 565600 [ $84,180 | $125880 | $158,070 |  $239,422 |
CAPITAL PORTFOLIO | _soo | s3000Mi__| so][ swo0] $0 | $0 $14,675 | $26,056 |  $126374 |
1OTAL P&L [s1238s9] 5442017 s507.972 1 $583.676 | $204769

. Includes Diversification Effect
**  Includes J-Block Portfolio activity
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— Peaten 1 O i [ Vadoeat Risk | PaL (S009)
Busioess Unit - Commedity Graup [ moaopen [ Limt J{_ Sennvi T Lirmt | 1Dey umit ] Tody — [ 5DeyRolling | Mo ] om_— | YTD ]
ENRON NORTH AMERICA [s81336)] - s144.308 [ sa31171 | saw. 877 [ $1,149.093 |
GAS TRADING 127.0 300Bef || 1516 350Bef | $41,986 || $45.000 |* (520,156)| $187,508 | $390,988 | $405829 |  $837,628
UNITED STATES 1347 159.4 $47.738 (19.960) 185217 390.220 409,733 806.190
CANADA an 3) 36,711 (196) 2291 768 (3.904) 31,438
POWER TRADING 89 1sMilMWH_ || 131 ISMilMWH | $23,759 || s40.000 |+ ($60.806)]  (543,188)]  $34,200 |  $65502 |  $382,255
EAST TRADING (10.4) $15.880 (7.724) 3754 825 16,233 59,792
WEST TRADING 19.2 $19,555 (53,083) (46.941) 33375 49.269 322,463
[ CROSS COMMODITY TRADING _| [ sagesi[ ssom | [ s374)l 5988 ]  $6982 [ (51,259)] $4,522 |
[ orHER I [ so] (s1.000] (s1.0000]  (s500)  ($75312)]
ENRON EUROPE [osnanrl sa6763 ] - saa103] s $291239 ]
[ ENRON METALS | [ 111,400 ] 375.000 Mewic Tons || (473,100) | 00000 MewicTons | | $6,842 | $8.000 [ s6328] s11,584] 59,096 s12184]  $11,692 ]
EUROPEAN TRADING $14,261 . $34,023 $34,446 $29,594 $256 $250,659
EUROPEAN GAS ** 61.6 260 Bef 322 90 Bef $4.792 $7,500 625 1,341 (11.768): (35,661) (65.231)
UK. ELECTRICITY ** (553) 76.5 Mit MWH (7.4) 15 Mil MWH $13,015 $16.650 1,034 826 (1,099) (6.124) 163,763
CONTINENTAL ELECTRICITY 108 15 Mil MWH 35 15 Mii MWH $1,500 $4.000 33,002 33.880 38,014 39,820 22,475
NORDIC ELECTRICITY 9.0 20 Mil MWH 37 20 Mil MWH $1.513 $5,000 Q14) 1.043 (1.954) (2.686) 2854
SPREAD OPTION — (512) (46) 8.44. 7,723 97,325
ENRON CREDIT ($43.5) | $100 Mil $122 $1,000 4 31) (23) 113
DEBT TRADING 81290 | S250Mil_ | l $333 $2.000 63 585 76 39 1,141
OTHER 3 [NED) 2877 2.833) 32,220
|__EES EUROPE ] L $966 | $763] _ $4.503]  $9979 528889 |
ENRON GLOBAL MARKETS o :
__GLOBAL PRODUCTS 10 63 [ nswaesiwn |[ 08 | aswaeeewn | | s1a96] 58000 |« [ ($99)] $18860] $44796] $15027] 54,396 |
FINANCIAL TRADING 701 $4,475 $18,556 $25,601 $150,888
1.5 DRIFT 350 2317 8.13] 17.619 82,736
{1.K. DRIFT a9 120 927 2,132 16,190
EQUITY TRADING $14.0 $100 Mil $1313 $6,000 229 1564 9.155 5,085 46,752
SOFT COMMODITIES TRADING (50.0) 2000 Contracis (50.0) 2000 Contacts $29 750 5 n 3 30 30
GRAIN TRADING (5.0) 1000 Contracis (5.0) 1000 Contracts $0 500 [O) (29) (50) 73) [€5))
MEAT TRADING 9.0 1000 Contracts {9.0) 1000 Contracis $0 750 1 2 2 2
FX/INT RATE TRADING $13.2 $100 Mil $156 $3.000 198 491 317 805 5,251
$14.596 $100.000/bp
| MERGING MARKETS $166 $3,250 $1,494 (§62) $11,525
WEATHER (268) $100 Mil $1,326 | [ $3.000 291 1,295 715 3 9782
COAL TRADING [{B)) 15 Mil Tons [ e | 15 Mil Tons 1 $1.621 $2,000 30 2,139 736 {1,856) 5076
EMISSIONS ALLOWANCES 0.0) 1 Mil Credits I 0.0 I 1 Mi Credits $642 $3.000 (155) (184)] 43 1473 (3.333)
ENRON INDUSTRIAL MARKETS oosual ™ "eaasT seaso] Tserss | $12874
PULP & PAPER 1185513 T 300,000 Mewric Tons | [ 108977 | 300.000 Metric Tom_] [ s798 |[ $3.000 | [ 88 | 365 | 6,090 | 6,897 | 16,216 |
LUMBER PV 3948 | 22000 MBE_ |1 (3,948 | 22,000 MBF 1 $0 | s250_ | I 26 70 | 0] (109! (342
ENRON SOUTH AMERICA
SOUTHERN CONE $567 (329) 8§28 1 S148 1 (SI91) i $9,950
GAS TRADING [ a3 I BBt || 36 T 20 Bef $388 |[  $2,000 | (49) 20 482 294 13,745
POWER TRADING, {0y 1 3IMIMWH | 03 | JMIMWH $312 | $2,000 | (15) 37 172 117 (.775)
CRUDE TRADING 36 (232 (505) (802) (2.020)
ENRON ASIA, AFRICA
AUSTRALIA ool sl (s;g} T 8@
POWER TRADING . I "ae | 3MUIMWH [ en | 6MIMWH | | $s91 [ 3000 ] [ (19)] (184) (25)) 490 | 3,502
ENRON BROADBAND SERVICES i o S
BANDWIDTII TRADING ][y [LA-NYTDM DS3]|[_ 48 | LANYTDMDS3]| [ s23]| $2.000 1 [ o) (1,193)] (1981)] (4.984)] (3.843)]
ADVERTISING TRADING s ] 782 CPP [T s | 782 CPP { si8]] $1,000 | I 0] 0] 0] 0] 0]
ENRON ENERGY SERVICES [ saso7l[ sso0 ] [ . - [ e ,
GAS TRADING 1 1 I Bef 192 | Bef ] [ $1.864 | f 247 | 1773 ] (464)] (4.299)] n.@_}
POWER TRADING T s [ MIMWH [ an | MIMWH ] | $3,629 | ) (3.447)] 10.786 | 20,663 | 148,783
CROSS PORTFOLIO DIVERSIFICATION EFFECT ]
TOTAL TRADING [ %IMﬂ | $75,000 I' ($39.5 2[ $215,065 } $553.824 I $550,827 l $1,843,802 ]
ORIGINATIONS $37 $2,523 $3,105 $9,234 $27,083
U, 37 2523 3,105 9234 27,302
INTERNATIONAL 0 0 0 0 (219)
TOTAL TRADING with ORIGINATIONS $217, 5556929 |- $560,061 | . $1, :
MERCHANT PORTFOLIQ [ s2,550.2 [ si5668 | $27912] $60,280 | $92470 | $173.822 |
~APITAL PORTFOLIO J[_so0 [ s3000Mil__| [ soll swooo0] | $0 | $0] $14675] $26056] $126,374 |
tulAL P&L $23.851 00 31,884 | - $678, : 1,081

. Includes Divenification Effect
**  Includes J-Block Portfolio activity.
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